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ExchangeDefinition 



-Owner : Party 

-PaymentProvision : PaymentProvision 
-AcceptanceProvision : AcceptanceProvision 



PaymentProvision 



■NotionalAmount : NotionalAmount 
■PayUnderlying : Underlying 
■ReceiveUnderlying : Underlying 
■PaySchedule : Schedule 
■ReceiveSchedule : Schedule 
■Counterparty : Party = Null 
■SettlementDate : DATE 



+getFirstPayment() 

+getNextPayment() 

+getLastPayment() 

+getFirstReceipt() 

+getNextReceipt() 

+getl_astReceipt() 



AcceptanceProvision 



-Conditions : Vector 
-Terms : Vector 



+checkAcceptable(PossibleMatch : ExchangeDefinition) : BOOLEAN 
+getTerms() 



Underlying 



MarketDataSource : URL 



+getCurrent() : Object 



NotionalAmount 



-Amount : FLOAT 
-Units : NotionalUnits 



Schedule 



■CalendarType : CalendarType 
■PaymentPeriod : Interval 
■FirstPaymentDate : DATE 
LastPaymentDate : DATE 



Commodity 



-Name : STRING 
-Index : Index 



+getCurrent() : PricePerUnit 



Currency I nterestRate 



-Currency : CURRENCY 
-InterestRateBasis : InterestRateBasis 
-NotionalAmorization : PrincipalExchangeSchedule 
-PrincipalAmortization : PrincipalExchangeSchedule 
-Spread : BasisPoints 
-Discount : BasisPoints 



+getCurrent() : Rate 




-Name : String 
CUSIP : CUSIP 
Spread : BasisPoints 
Discount : BasisPoints 



+getCurrent() 



Logical View 

Fig. 4 



AcceptanceProvision 



-Conditions : Vector 
-Terms : Vector 

+checkAcceptabie(PossibleMatch : ExchangeDefinition) : BOOLEAN 
+getTerms{) 



Condition 



+checkCondition(ExchangeDefinition : ExchangeDefinition) : BOOLEAN 
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CreditRatingOK 


SettlementDate Variance : Interval 


-FirstPaymentDateVariance : Interval 




-MinCreditRating : CreditRating 
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: Vector 




-LastPaymentDateVariance : Interval 















Term 



+getTerm() 
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OtherExchangesMade 



-OtherExchanges : Vector 



Counterparty RiskAssumption 



-AcceptableTypes : Vector 



Expiration 



•ExiprationDate : DATE 
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